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Kenneth R. Juckson

) i[?. E C E ;‘ \/E D Regullgfc:r;,/’r/:jli;lrjr,sf
C SCEE&G

kiackson@scang.com
A SCANA COMPANY 200 JAN 4 A 9: 26
January 9, 2008
Qr (9 (v
=0 PUBLIC SERvicE
LUMRISSION

Mr. Charles Terreni
Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office 11649
Columbia, South Carolina 29211

Mr. Dan Arnett
Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263
Columbia, South Carolina 29211

Dear Messrs. Terreni and Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed

please find the report on South Carolina Electric and Gas Company’s hedging activities
for December 2007.

If you have any questions concerning this report, please do not hesitate to call.

Sincerely,

Kenneth R. Jackson
KRJ/ckw
cc: Scott Elliott, Esquire

Enclosures

Risk Management Program Adjustments
SCE&G Resuits
SCE&G Outstanding Positions

SCE&G I Columbia, South Carolina « 29218  WWW.5ceg.com
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page: 1

ZAI*NET Version: 603, Build 4599CC

Trade Date

Trade Type:

03NOV06
03NOVO06
07NOV06
14NOVO6
15NOV06
21NOV06
21NOV06
28NCV06
28NOV06
05DEC06
12DECO06
19DECO6
27DECO6
03JANO7
09JANO7
16JANC7
23JANO7
30JANO7
06FEBO7
13FEBO7
20FEBO7
27FEBO7
06MARO7
13MARO7
20MARO7
27MARO7
03APRO7
10APRO7
17APRO7
24RPRO7
01MAYOQ7
08MAYOQ7
15MAYQ7
22MAY07
29MAYO07
05.UNC7
12JUN07
19JUNO7
26.JUNO7
03JULO7
10JULO7
17JULO7
24JULO7
31JULO7
07AUGO7
14AUG07
21AUGO07
28AUGO7
04SEPO7
11SEP07
1E€SEPQ7
258EPC7
020CTC7
090CT07
160CT07
230CT07
300CT07
06NOVO7
13NOVO0?
20NOVO7
27NOV07

Trade Type:

FIXED SWAP

37.70
37.00
1.60
1.90
1.00
1.90
9.30
0.70
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.90
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.90
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.80
1.90
1.90

FUTURE

189.40

Month

01DECO7
01DECO07
01DECOQ7
01DECO7
01DECO07
01DECOQ7
01DECO7
01DECO7
01DECO7
01DECO7
01DECO7
01DECO7
01DECO07
01DECO7
01DECO07
01DECO7
01DECO7
01DECO7
01DECO7
01DECO7
01DECO07
01DECO07
01DECO07
01DECO7
01DECO7
01DECO7
Q1DECO07
01DECO7
01DECO7
01DECO7
01DECO7
01DECO07
01DECO07
01DECO7
01DECO07
01DECO7
01DECO07
01DECO7
01DECO7
01DECO7
01DECO07
01DECO7
01DECO07
01DECO07
01DECO7
01DECO7
01DECO07
01DECO7
01DECO07
01DECO7
01DECO7
01DECO7
01DECOQ7
01DECO7
01DECO07
01DECO07
01DECO7
01DECO7
01DECO7
01DECO7
01DECO07

Strike Pr

ice

00
.00
-00
.00
.00
.00
.00
.00
.00
.00
00
00
.00
.00
.00
.00
.00
-00
.00
.00
.00
.00
.00
00
.00
00
.00
00
.00
.00
.00
00
.00
00
0o
.00
.00
.00
.00
00
.00
.00
00
.00
.00
.00
.00
.00
.00
00
.00
.00
.00
.00
00
.00
.00
00
.00
-00
.00

SCE&G December 2007 Results

E&GLASTMONTH
Database: Zainet_Merant_Prod

Trade Price
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.830
.120
.760
790
.545
. 940
.785
.710
.735
.730
.915
-565
.215
.215
.410
.145
.215
.625
.010
.120
.066
.290
.150
.208
.212
.310
.421
.680
-430
.530
.596
.504
.260
.709
480
.815
.568
.589
.475
.200
.751
.239
.057
.375
.130
674
.815
.591
420
.510
838
-833
.954
.690
-980
.520
L1110
.899
.985
.544
.550

Market Price Total Cost

203

.203
.203
.203
.203
.203
.203
.203
.203
.203
.203
.203

203

.203
-203
.203
.203
.203
.203
.203
.203

203

-203
.203

203

.203
.203
.203
.203
.203
-203
.203
.203

203

.203
.203
.203
-203

203

2203
.203
.203
.203

203
203
203

.203
.203
.203

203

.203

203

-203
.203
.203
.203

203

.203
.203
-203
.203

zszzasszszsassssEs

(3,328,910.
(3,374,400.
(140,160.
(167,010.
(85,450.
1169,860.
817,005,
(60,970.
(157,230.
(165,870.
(160,470.
(162,735.
(147,870.
(156, 085.
(151,380.
(154,755
(147,870.
(163,875.
(162,180.
(173,280.
(163,188.
(176,511.
(173,850.
(174,952.
(165,821.
(176,890.
(169,578
(183,920.
(169,740.
(181,070.
(172,728
(180,566.
(166,680.
(184,471.
(170,643.
(186,485.
(172,224.
(182,191.
(161,025.
(155,803
(139,521.
(156,541.
(145,031.
(159,125.
(146,340.
(164,800.
(140,661.
(144,234.
(133,560.

(142,690

(141,087.
(148,817.
(143,166.
(146,110.
(143,645.
(142,880.
(145,980.
(150,079.
(143,730.
(143,339.
(143,450.

(16,580,495.

Current Value

2,715,531.00
2,665,110.00
115,248.00
136,857.00
72,030.00
136,857.00
669,879.00
50,421.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
136,857.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
136,857.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
129,654.00
136,857.00
136,857.00

13,642,482.00

08JANO8 10:06
a/o 08JAN0S

Mark to Market

(613,379
(709,290
(24,912.

(30,153

(13,420.
{33,003.

00)

.00

(147,126.
(10,549.
(27,576.
(29,013.
(30,816.
(25,878.
(18,216.
(19,228.
(21,726.
(17,898.
(18,216.
(27,018.

(32,526

(36,423.

(33,534

(39,654.
(36,993.
(38,095.
(36,167.
(40,033,
(39,924.
(47,063.
(40,086.
(44,213.
(43,074.
(43,709.
(37,026.
(47,614.
(40,989.
(49,628.
(42,570.
(45,334,
(24,168.
(18,946,

(9,867.
(19,684.
(15,377.
(22,268.

(16,686

(27,943.
(11,007.
(7,377.
(3,906.
(5,833,
(11,433.
(11, 960.
(13,512.
(9,253.
(13,991.
(6,023.
(16,326.
(13,222,
(14,076
(6,482.
(6,593.

(2,938,013.

)
)
.00)
)
)

00



Page: 2

ZAI*NET Version: 603,

Trade Date

PUT/CALL

03NOV06
28NOVQ7

Build 4599%CC

E&GLASTMONTH
Database: Zainet Merant_ Prod

SCE&G December 2007 Results

Contracts Month Strike Price Trade Price Market Price Total Cost
18.00 01DECO7 0.00 9.110 7.203 11,639,800.00
(18.00) 01DECO7 0.00 7.200 7.203 1,296,000.00
000 C (343,800.00)
185,20 *o10EC07 (16,924,295 .20)
 ssa0  l6,924,295.20)

Current Value

1,296,540.00
(1,296,540.00)

13,642,482.00

08JANO8 10:06
a/o 08JANOS

Mark to Market

(540.00)

(3,281,813.20)



bPage: i E&GOPENPOSITIONS

Database: Zainet Merant_Prod

08JANO8 10:10

ZAI*NET Version: 603, Build: 4599CC a/o 31DECO07

SCE&G Outstanding Positions

Trade Date Contracts Month Trade Price Market Price Total Cost Current Value Mark to Market

Trade Type: FIXED SWAF

26DEC07 169.800 01JANOS8 558.936 459.008 {15,085,227.10) 12.178,056.00 (2,907,171.10)
Trade Type: FUTURE
27DEZ07 0.000 01JANO8 52.320 50.204 (373,900.00) (0.00) {373,900.00)
165,800 =oL7AN0S Cas.aseiarae 22.178,05.00 (3,200, 071.100
Trade Type: FIXED SWAP
26DEZ07 143.300 01FEBOS 558.339 478.912 i12,729,971.50) 10,723,139.00 (2,006,832.50)

Trade Type: FUTURZ

03NOVO6 15.000 01FEBOS 9.370 7.483 {1,405,500.00) 1

,122,450.00 (283,050.00)

158.300 *O0lFEBO8 (14,135,471.50) 11,845,589.00 (2,289,882.50)

Trade Type: FIXED SWAF

26DEZ07 108.100 01MAROS 569.513 496.386 (9,457,939.80) 8,130,201.00 (1,327,738.80)
Trade Type: FUTURZ
03NOVO06 9.000 01MAROS8 9.180 7.521 (826,200.00) 676,890.00 {149,310.00)
117100 +o1maos aeasanssen 5.807,001.00 (1,477, 048807
Trade Type: FIXED SWAF
26DET07 83.100 CGLAPROS8 526.939 490.490 (6,856,719.10) 6,270,726.00 {585,993.10)
Trade Type: FUTURZ
03NOVO06 8.000 O1APRO8 7.865 7.546 (629,200.00) 603,680.00 {25,520.00)
s1.100 +01azRos  asseisae 687440600  (611,513.10)
Trade Type: FIXED SWAP
26DEC07 75.200 01MAY08 540.359 510.071 {6,151,080.80) 5,724,976.00 (426,104.80)
Trade Type: FUTURZ
03NOV06 5.000 01MAYO08 7.750 7.613 (387,500.00) 380,650.00 (6,850.00)
50,200 +o1Mavos esessosn ¢105,626.00 (432,554 00)
Trade Type: FIXED SWAF
26DECOQ7 7C.600 C1JUNOS8 514.988 492.992 (5,767,202.80) 5.438,318.00 (328,884.80)
Trade Type: FUTURE
03NOVO06 4.000 01JUNOCS8 7.840 7.703 {313,600.00) 308,120.00 (5,480.00)
74600 ~0romos  eos0,000.80 s.75,438.00 (334,364,500

Trade Type: FIXED SWAE



Page: 2

ZAI*NET Version: 603,

Trade Date

Trade Type:

07MARO7

Trade Type:

26DzC07

Trade Type:

07MARO7

Trade Type:

26DRCO7

Trade Type:

07MARQ7

Trade Type:

26DEC07

Trade Type:

07MARO7

Trade Type:

26DECO7

Trade Type:

10MAY07

Trads Type:

26DECO7

Trade Type:

13J(NO7

Trade Type:

26DECO7

Trade Type:

Contracts

FUTURE
5.000
) 74;6.101',
FIXED SWAP
31.50¢
FUTURE
13.00:
o 44:5éﬁ
FIXED SWAP
23.00¢
FUTURE
12.006
B ;S.OO“
FIXED SWAP
44.804
FUTURE
23.00i:
7 77767:8;u
FIXED SWAP
74.40¢
FUTURE
18.00%
s
FIXED SWAP
106.80
FUTURE
38.00:
—7144:85
FIXED SWAP
8§1.50:
FUTURE

Build:

4599CC

Month

01JULO8

*01JULO8

01AUGO08

01AUGO8

*01AUGO8

01SEPO8

01SEP08

*01SEP08

010CTO08

010CTO08

*010CT08

01NOVO08

01NOVO8

*01NOVO08

01DECO08

01DECO08

*01DECO08

01JANOS

401

348.

327

406

26

371.

28.

314.

E&GOPENPOSITIONS
Database: Zainet_Merant_ Prod

SCE&G Outstanding Positions

Trade Price

.890

-650

.950

138

.980

-441

.807

.845

429

835

Market Price

452.

7

393

340.

319

~

392

25

359.

26

306

168

.796

.900

-878

173

.91

.440

-986

.497

.053

447

L3010

.714

Total Cost

(3,199,680

(473,400.

(3,673,080.

(2,510,030.

{1,033,500.

{3,543,530.

(1,847,364.

(957,600.

(2,804,964.

(3,615,257.

(1,860,700.

(5,475, 957.

(6,548,500.

(1,612,100.

(8,160,600.

(9,950,428,

(3,645,750,

(13,596,178

(7,819,770.

.70)

Current Value

3,126,196.

467,760.

3,593,956.

2,481,570.

1,024,140.

3,505,710.

1,8.9,530.

949,320.

2,768,850,

3,577,728.

1.,836,780.

5,414,508.

6,213,144.

.,503,180.

7,716,324

9,363,156.

3,331,460,

,694,616.

7,352,118.

08JANO8 10:10

a/o 31DEC07

Mark to Market

(73,484.70)

(5,640.00)

(79,124.70)

(28,460.60)

(9,360.00)

{(37,820.60)

(27,834.30)

(8,280.00)

(36,114.30)

(37,529.40)

(23,920.00)

(335,356.20)

(108,920.00)

(444,276.20)

(587,272.90)

(314,250.00)

(901,562.90)

(467,655.80)



Page: 3

ZAI*NET Version: €03,

Trade Date

Trade Type:
26DECO07
Trade Type:

170CT07

Trade Type:
26DEC07
Trade Type:

170CT07

Trade Type:
26DECO7
Trade Type:

170CT07

Trade Type:
26DECO7
Trade Type:

170CT07

Trade Type:

26DECO07

Trade Type:

28DECQ7

3uilct: 4599CC

Contracts Month

43.00¢

01JANOS

124.500 *01JANO9S

FIXED SWAPR

54.50¢ 01FEBO9S
FUTURE

53.00¢ 01FEBOS

104.500 *01FEBQS

FIXED SWA»

4..30¢ 01MAROS
FUTURE

35.00¢ 01MAROY

75.30( *01MARO9

FIXED SWAP
23.30¢ 01APROY
FUTURE
30.00¢ 01APROS
o é%jéé( *01APROS
FIXEL! SWAP
25.30¢ 01MAYO0S
FUTURE
25.00¢ 01MAYO09

50.30¢ *01MAY09

FIXED SWAP
31.000 01JUNOS
7 777;Lt06u *01JUNOS
FIXED SWAZ?
23.10¢ 01JULOS
7 777;3110“ *01JULOS
7 ;:585.76n

157.

79.

119

48.

Trade Price

.136

-210

945

-970

L4412

.070

236

.010

.899

365

Market Price

36.084

207.82¢&

9.03¢é

158.59¢8

8.811

113.764

8.126

81.200

8.120

122.730

49.506

E&GOPENPOSITIONS
Database: Zainet Merant_Prod

SCE&G Outstanding Positions

Total Cost

(12,030,070.80)

(4,988,934.10)

(4,605,000.00)

(9,593,934.10)

(3,665,729.20)

(3,139,500.00)

(6,805,229.20)

(2,275,982.20)

(2,421,000.00)

(4,696,982.20)

(2,026,522.60)

(2,002,500.00)

(4,029,022.60)

{2,490,935.80)

(2,490,935.80)

(1,620,615.00)

1138,505,142.90)

Current Value

11,231,145.00

4,924,620.00

4,518,000.00

9,442,620.00

3,638,943.00

3,083,850.00

§,722,793.00

2,299,658.00

2,437,800.00

4,737,458.00

2,0%4,360.00

2,030,000.00

4,084,360.00

24,536,420.00

,536,420.00

1,658,451.00

127,664,417.00

08JANO8 10:10
a/o 31DEC07

Mark to Market

(798,925.80)

(64,314.10)

(87,000.00)

(151,314.10)

(26,786.20)

(55,650.00)

(82,436.20)

23,675.80

16,800.00

40,475.80

27,837.40

55,337.40

45,484 .20

45,484.20

37,836.00

(10,840,725.90)



